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果表明卫生支出与 GDP 变量都是非平稳的，Gregory-Hansen 带结构断点协整检
验的结果表明人均卫生支出与 GDP 间存在平移转换的协整关系，而政府卫生支
出、个人卫生支出与 GDP 间存在着区制转换的协整关系。弹性分析的结果表明
卫生支出变量对 GDP 的弹性保持不变；而政府卫生支出对 GDP 的弹性在 2001
年存在结构断点，由 0.79 上升到 1.47；个人卫生支出对 GDP 的弹性在 1999 年
























Health is the eternal goal of human pursuit and plays a crucial role in the process 
of economic growth. Health and education are the core part of the human capital. 
However, researchers paid more attention to education and ignored the effects of 
health on economic growth which led to unresonable structure of health expenditure, 
subsequently some adverse effects were occurred on health human capital and the 
social and economic sustainability. Comprehensive understanding of the relationship 
among health human capital, economic growth and health expenditure policy are the 
urgent need during the current health care reform. So this study firstly develope an 
economic growth DSGE model including health human capital, its equilibrium 
conditions were simplified by loglinear method. This model was solved by calibration 
and Bayesian estimation method. Secondly, convergence and sensibility performance 
of parameters estimated by Bayesian method were well and fitting degree between 
simulated endogeneous variables and real data was high. On this basis, the dynamic 
effects of health human capital on economic growth was analyzed by the impulse 
response function, the results showed that an increase in health human capital took 
positive effect on labor productivity, saving rate and material capital, on the other 
hand, there were crowding-out effects of health human capital on consumption and 
education human capital, in general, health human capital had a positive impact on 
economic growth. 
Health expenditure plays an important role in the relationship between health 
human capital and economic growth. Basic model was extended by dividing health 
expenditure into goventment health expenditure and private health expenditure. The 
results from the general equilibriun analysis showed that both government health 
expenditure and private health expenditure had a positive impact on economic growth, 
but the effect may be different. The results from empirical analysis showed the 
government health expenditure have an significant impact on economic growth, 
private health expenditure but the effect was not significant. Secondly, the results of 
unit root test showed that the variables of health expenditures and GDP were non 
stationary, the results from Gregory-Hansen cointegration test including structure 
















and GDP, and regime shift cointegration among government health expenditure, 
private health expenditure and GDP. The results from elasticity analysis showed that 
the GDP elasticity of health expenditure remain constant, there was a structure break 
in GDP elasticity of government health expenditure, increasing from 0.79 to 1.47, 
meanwhile, there was a structure break in GDP elasticity of private health expenditure, 
reducing from 1.4 to 0.68. 
This study has important theoretical and practical significance not only for the 
concept of health human capital and expanding the theory of economic growth and its 
application range, but also for a correct understanding of the effects of health on 
economic growth and better formulating of health expenditure policy. 
 
Key words: Health Human Capital, Health Expenditure, Economic Growth, 

















第 1 章  绪论 ............................................1 
1.1 问题的提出 ................................................. 1 
1.2 研究背景与意义 ............................................. 3 
1.2.1 现实背景............................................................................................................. 3 
1.2.2 理论基础........................................................................................................... 17 
1.2.3 研究意义........................................................................................................... 19 
1.3 研究目标、方法、创新与结构安排 ............................. 20 
1.3.1 研究目标........................................................................................................... 20 
1.3.2 研究方法........................................................................................................... 20 
1.3.3 本研究的创新之处............................................................................................ 22 
1.3.4 本文的结构安排 ............................................................................................... 23 
第 2 章 包含健康人力资本的经济增长 DSGE 模型 .............26 
2.1 健康人力资本与经济增长二者关系研究的文献综述................ 26 
2.2 模型经济体 ................................................ 31 
2.2.1 厂商 .................................................................................................................. 33 
2.2.2 家庭 .................................................................................................................. 34 
2.3 模型一般均衡分析........................................... 38 
2.4 本章小结 .................................................. 40 
第 3 章 DSGE 模型的求解及其应用 ..........................41 
3.1 模型稳态分析 .............................................. 42 
3.1.1 模型稳态的求解 ............................................................................................... 42 
3.1.2 稳态参数的校准 ............................................................................................... 43 
3.2 对数线性化 ................................................ 48 
3.3 模型动态参数估计........................................... 50 
3.3.1 贝叶斯参数估计方法........................................................................................ 50 
















3.3.3 贝叶斯参数估计结果........................................................................................ 53 
3.4 模型估计结果检验........................................... 55 
3.4.1 贝叶斯参数估计的收敛性分析 ........................................................................ 55 
3.4.2 贝叶斯参数估计的敏感性分析 ........................................................................ 57 
3.4.3 模型内生变量与实际数据的拟合度分析 ......................................................... 59 
3.5 脉冲响应函数分析........................................... 59 
3.6 本章小结 .................................................. 64 
第 4 章 卫生支出与经济增长...............................65 
4.1 包含政府卫生支出的经济增长 DSGE 模型....................... 65 
4.1.1 模型设定........................................................................................................... 67 
4.1.2 DSGE 模型的一般均衡分析 ............................................................................... 69 
4.2 卫生支出经济增长效应的实证分析 ............................. 70 
4.2.1 卫生支出对经济增长影响的文献综述 ............................................................. 70 
4.2.2 计量经济模型 ................................................................................................... 71 
4.2.3 数据来源与处理 ............................................................................................... 72 
4.2.4 实证结果与分析 ............................................................................................... 73 
4.3 经济增长对卫生支出的影响................................... 74 
4.3.1 经济增长对卫生支出影响研究的文献综述 ..................................................... 75 
4.3.2 计量经济模型 ................................................................................................... 79 
4.3.3 单位根检验 ....................................................................................................... 79 
4.3.4 Gregory-Hansen 带结构断点的协整检验........................................................... 81 
4.3.5 实证结果及分析 ............................................................................................... 85 
4.4 本章小结 .................................................. 87 
第 5 章 研究结论及展望...................................89 
5.1 本文主要结论 .............................................. 89 






































Chapter 1 Introduction．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．1 
1.1 Problem statement．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．1 
1.2 Research backgroud and significance．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．3 
1.2.1 Realistic background ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．3 
1.2.2 Theoretical foundation ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．17 
1.2.3 Research significance ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．20 
1.3 Research objective, methods, innovations and framework ．．．．．．．．．．．．．．．．．20 
1.3.1 Research objective．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．20 
1.3.2 Research methods ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．21 
1.3.3 Research innovation．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．22 
1.3.4 Framework  ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．24 
Chapter 2 DSGE model of economic growth including health human capital．27 
2.1 Reviews on relation between health human capital and economic growth．．．．．27 
2.2 Model economic．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．． 32 
2.2.1 Firms．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．34 
2.2.2 Households．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．35 
2.3 Model general equilibrium analysis．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．39 
2.4 Summry．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．41 
Chapter 3 DSGE model solution and its implication．．．．．．．．．．．．．42 
3.1 Steady State Analysis ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．43 
3.1.1 Model solution in steady state．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．43 
3.1.2 Calibration of parameters in steady state．．．．．．．．．．．．．．．．．．．．．．．．．．．．44 
3.2 Loglinear．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．49 
3.3 The estimation of dynamic parameters．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．51 
3.3.1 Bayesian parameter estimation method．．．．．．．．．．．．．．．．．．．．．．．．．．．．．51 
















3.3.3 Results of Bayesian parameter estimation．．．．．．．．．．．．．．．．．．．．．．．．．．．53 
3.4 Model validation．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．55 
3.4.1 Convergence of Bayesian parameter estimation．．．．．．．．．．．．．．．．．．．．．．55 
3.4.2 Sensitivity of Bayesian parameter estimation．．．．．．．．．．．．．．．．．．．．．．．．57 
3.4.3 The fitting analysis between simulated variables and real data．．．．．．．．．．59 
3.5 Analysis based on impulse response function．．．．．．．．．．．．．．．．．．．．．．．．．．．59 
3.6 Summery．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．65 
Chapter 4 Health expenditure and economic growth．．．．．．．．．．．．．66 
4.1 The economic growth DSGE model including government health expenditure．．66 
4.1.1 Model specification．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．68 
4.1.2 General equilibrium analysis of DSGE model．．．．．．．．．．．．．．．．．．．．．．．．70 
4.2 Empirical analysis of the effect of health expenditure on economic growth．．．．71 
4.2.1 The review on the impact of health expenditure on economic growth．．．．．71 
4.2.2 Econometrics model．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．72 
4.2.3 Data sources and handling．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．73 
4.2.4 Empirical results and analysis．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．74 
4.3 The impact of economic growth on health expenditure．．．．．．．．．．．．．．．．．．．．75 
4.3.1 The review of the impact of economic growth on health expenditure．．．．．．76 
4.3.2 Econometrics model．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．80 
4.3.3 Unit root test ．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．80 
4.3.4 Gregory-Hansen cointegration test．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．82 
4.3.5 Empirical results and analysis．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．86 
4.4 Summery．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．88 
Chapter 5 Research conclusions and prospect．．．．．．．．．．．．．．．．．．90 
5.1 Research conclusions．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．．90 
















第 1 章  绪论 
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GDP，图 1.1 列出 2000 年中国 31 个省（市、自治区）人均期望寿命与人均 GDP 
的描点图及其趋势线。 
 




































烈。政府卫生支出(Government Health Expenditure, GHE)比例由改革开放初的
30%以上下降到 2000 年的 15.5%，近年逐渐回升至 2009 年的 27.2%；相应的个
人卫生支出（Out of Pocket Health Expenditure, OPHE）比例由 1978 年的 20.4%







                                                        


















































































年 3 月 18 日，卫生部下发了《医院经济管理暂行办法》和《关于加强卫生机构
经济管理的意见》。1982 年 1 月和 4 月，卫生部先后发布了《全国医院工作条例》
和《医院工作制度》等文件。再次强调了要调动医院职工的积极性，加强经济
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